
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 12/02/2016 TO DATE : 12/02/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

I2025 Bond Future

Sell 2025 On 05/05/2016   Bond Future   1  0.00 

Buy 2025 On 05/05/2016   Bond Future   1  0.00 

Sell 2025 On 05/05/2016   Bond Future   3  0.00 

Buy 2025 On 05/05/2016   Bond Future   3  0.00 

Sell 2025 On 05/05/2016   Bond Future   100  0.00 

Buy 2025 On 05/05/2016   Bond Future   100  0.00 

Buy 2025 On 05/05/2016   Bond Future   104  0.00 

Sell 2025 On 05/05/2016   Bond Future   104  0.00 

I2046 Bond Future

Sell 2046 On 05/05/2016   Bond Future   2  0.00 

Buy 2046 On 05/05/2016   Bond Future   2  0.00 

Sell 2046 On 05/05/2016   Bond Future   4  0.00 

Buy 2046 On 05/05/2016   Bond Future   4  0.00 
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Sell 2046 On 05/05/2016   Bond Future   11  0.00 

Buy 2046 On 05/05/2016   Bond Future   11  0.00 

Sell 2046 On 05/05/2016   Bond Future   92  0.00 

Buy 2046 On 05/05/2016   Bond Future   92  0.00 

Buy 2046 On 05/05/2016   Bond Future   107  0.00 

Sell 2046 On 05/05/2016   Bond Future   107  0.00 

I2050 Bond Future

Sell 2050 On 05/05/2016   Bond Future   1  0.00 

Buy 2050 On 05/05/2016   Bond Future   1  0.00 

Sell 2050 On 05/05/2016   Bond Future   2  0.00 

Buy 2050 On 05/05/2016   Bond Future   2  0.00 

Sell 2050 On 05/05/2016   Bond Future   151  0.00 

Buy 2050 On 05/05/2016   Bond Future   151  0.00 

Buy 2050 On 05/05/2016   Bond Future   154  0.00 

Sell 2050 On 05/05/2016   Bond Future   154  0.00 

R186 Bond Future

Buy R186 On 05/05/2016   Bond Future 8.75 Put  1  0.00 

Sell R186 On 05/05/2016   Bond Future 8.75 Put  1  0.00 

Buy R186 On 05/05/2016   Bond Future 8.75 Put  1  0.00 

Sell R186 On 05/05/2016   Bond Future 8.75 Put  1  0.00 

Sell R186 On 05/05/2016   Bond Future   4  0.00 

Buy R186 On 05/05/2016   Bond Future   4  0.00 

Sell R186 On 05/05/2016   Bond Future   5  0.00 

Buy R186 On 05/05/2016   Bond Future   5  0.00 

Sell R186 On 05/05/2016   Bond Future   8  0.00 

Buy R186 On 05/05/2016   Bond Future   8  0.00 

Sell R186 On 05/05/2016   Bond Future 9.86 Put  13  0.00 

Buy R186 On 05/05/2016   Bond Future 9.86 Put  13  0.00 

Sell R186 On 05/05/2016   Bond Future 9.96 Put  13  0.00 

Buy R186 On 05/05/2016   Bond Future 9.96 Put  13  0.00 

Sell R186 On 05/05/2016   Bond Future   37  0.00 

Buy R186 On 05/05/2016   Bond Future   37  0.00 

Sell R186 On 05/05/2016   Bond Future   73  0.00 

Buy R186 On 05/05/2016   Bond Future   73  0.00 

Sell R186 On 05/05/2016   Bond Future   155  0.00 

Buy R186 On 05/05/2016   Bond Future   155  0.00 

Sell R186 On 05/05/2016   Bond Future   203  0.00 

Buy R186 On 05/05/2016   Bond Future   203  0.00 

Sell R186 On 05/05/2016   Bond Future   350  0.00 

Buy R186 On 05/05/2016   Bond Future   350  0.00 

Sell R186 On 05/05/2016   Bond Future   674  0.00 

Buy R186 On 05/05/2016   Bond Future   674  0.00 

Sell R186 On 05/05/2016   Bond Future   708  0.00 

Buy R186 On 05/05/2016   Bond Future   708  0.00 
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Sell R186 On 05/05/2016   Bond Future   728  0.00 

Buy R186 On 05/05/2016   Bond Future   728  0.00 

R197 Bond Future

Sell R197 On 05/05/2016   Bond Future   2  0.00 

Buy R197 On 05/05/2016   Bond Future   2  0.00 

Sell R197 On 05/05/2016   Bond Future   2  0.00 

Buy R197 On 05/05/2016   Bond Future   2  0.00 

Sell R197 On 05/05/2016   Bond Future   39  0.00 

Buy R197 On 05/05/2016   Bond Future   39  0.00 

Buy R197 On 05/05/2016   Bond Future   43  0.00 

Sell R197 On 05/05/2016   Bond Future   43  0.00 

R202 Bond Future

Sell R202 On 05/05/2016   Bond Future   2  0.00 

Buy R202 On 05/05/2016   Bond Future   2  0.00 

Buy R202 On 05/05/2016   Bond Future   20  0.00 

Sell R202 On 05/05/2016   Bond Future   20  0.00 

R203 Bond Future

Sell R203 On 05/05/2016   Bond Future   12  0.00 

Buy R203 On 05/05/2016   Bond Future   12  0.00 

Sell R203 On 05/05/2016   Bond Future   13  0.00 

Buy R203 On 05/05/2016   Bond Future   13  0.00 

Sell R203 On 05/05/2016   Bond Future   18  0.00 

Buy R203 On 05/05/2016   Bond Future   18  0.00 

Sell R203 On 05/05/2016   Bond Future   24  0.00 

Buy R203 On 05/05/2016   Bond Future   24  0.00 

Sell R203 On 05/05/2016   Bond Future   24  0.00 

Buy R203 On 05/05/2016   Bond Future   24  0.00 

Sell R203 On 05/05/2016   Bond Future   43  0.00 

Buy R203 On 05/05/2016   Bond Future   43  0.00 

Sell R203 On 05/05/2016   Bond Future   111  0.00 

Buy R203 On 05/05/2016   Bond Future   111  0.00 

Buy R203 On 05/05/2016   Bond Future   245  0.00 

Sell R203 On 05/05/2016   Bond Future   245  0.00 

R2037 Bond Future

Sell 2037 On 05/05/2016   Bond Future   38  0.00 

Buy 2037 On 05/05/2016   Bond Future   38  0.00 

Sell 2037 On 05/05/2016   Bond Future   187  0.00 
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Buy 2037 On 05/05/2016   Bond Future   187  0.00 

Sell 2037 On 05/05/2016   Bond Future   225  0.00 

Buy 2037 On 05/05/2016   Bond Future   225  0.00 

R208 Bond Futures

Sell R208 On 05/05/2016   Bond Future   43  0.00 

Buy R208 On 05/05/2016   Bond Future   43  0.00 

Buy R208 On 05/05/2016   Bond Future   216  0.00 

Sell R208 On 05/05/2016   Bond Future   216  0.00 

Buy R208 On 05/05/2016   Bond Future   421  0.00 

Sell R208 On 05/05/2016   Bond Future   421  0.00 

Buy R208 On 05/05/2016   Bond Future   637  0.00 

Sell R208 On 05/05/2016   Bond Future   637  0.00 

R209 Bond Future

Sell R209 On 05/05/2016   Bond Future   17  0.00 

Buy R209 On 05/05/2016   Bond Future   17  0.00 

R210 Bond Future

Sell R210 On 05/05/2016   Bond Future   376  0.00 

Buy R210 On 05/05/2016   Bond Future   376  0.00 

R211 Bond Future

Sell R211 On 05/05/2016   Bond Future   2  0.00 

Buy R211 On 05/05/2016   Bond Future   2  0.00 

R212 Bond Future

Sell R212 On 05/05/2016   Bond Future   1  0.00 

Buy R212 On 05/05/2016   Bond Future   1  0.00 

Sell R212 On 05/05/2016   Bond Future   1  0.00 

Buy R212 On 05/05/2016   Bond Future   1  0.00 

Sell R212 On 05/05/2016   Bond Future   1  0.00 

Buy R212 On 05/05/2016   Bond Future   1  0.00 

Sell R212 On 05/05/2016   Bond Future   2  0.00 

Buy R212 On 05/05/2016   Bond Future   2  0.00 

Sell R212 On 05/05/2016   Bond Future   2  0.00 

Buy R212 On 05/05/2016   Bond Future   2  0.00 

Sell R212 On 05/05/2016   Bond Future   2  0.00 

Buy R212 On 05/05/2016   Bond Future   2  0.00 

Sell R212 On 05/05/2016   Bond Future   4  0.00 

Buy R212 On 05/05/2016   Bond Future   4  0.00 

Sell R212 On 05/05/2016   Bond Future   14  0.00 

Buy R212 On 05/05/2016   Bond Future   14  0.00 

Sell R212 On 05/05/2016   Bond Future   23  0.00 

Buy R212 On 05/05/2016   Bond Future   23  0.00 

Buy R212 On 05/05/2016   Bond Future   31  0.00 
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Sell R212 On 05/05/2016   Bond Future   31  0.00 

R214 Bond Future

Sell R214 On 05/05/2016   Bond Future   16  0.00 

Buy R214 On 05/05/2016   Bond Future   16  0.00 

Sell R214 On 05/05/2016   Bond Future   18  0.00 

Buy R214 On 05/05/2016   Bond Future   18  0.00 

Sell R214 On 05/05/2016   Bond Future   27  0.00 

Buy R214 On 05/05/2016   Bond Future   27  0.00 

Sell R214 On 05/05/2016   Bond Future   29  0.00 

Buy R214 On 05/05/2016   Bond Future   29  0.00 

Sell R214 On 05/05/2016   Bond Future   42  0.00 

Buy R214 On 05/05/2016   Bond Future   42  0.00 

Sell R214 On 05/05/2016   Bond Future   60  0.00 

Buy R214 On 05/05/2016   Bond Future   60  0.00 

Sell R214 On 05/05/2016   Bond Future   69  0.00 

Buy R214 On 05/05/2016   Bond Future   69  0.00 

Sell R214 On 05/05/2016   Bond Future   70  0.00 

Buy R214 On 05/05/2016   Bond Future   70  0.00 

Sell R214 On 05/05/2016   Bond Future   95  0.00 

Buy R214 On 05/05/2016   Bond Future   95  0.00 

Sell R214 On 05/05/2016   Bond Future   102  0.00 

Buy R214 On 05/05/2016   Bond Future   102  0.00 

Sell R214 On 05/05/2016   Bond Future   114  0.00 

Buy R214 On 05/05/2016   Bond Future   114  0.00 

Sell R214 On 05/05/2016   Bond Future   119  0.00 

Buy R214 On 05/05/2016   Bond Future   119  0.00 

Sell R214 On 05/05/2016   Bond Future   123  0.00 

Buy R214 On 05/05/2016   Bond Future   123  0.00 

Sell R214 On 05/05/2016   Bond Future   152  0.00 

Buy R214 On 05/05/2016   Bond Future   152  0.00 

Sell R214 On 05/05/2016   Bond Future   220  0.00 

Buy R214 On 05/05/2016   Bond Future   220  0.00 

Sell R214 On 05/05/2016   Bond Future   225  0.00 

Buy R214 On 05/05/2016   Bond Future   225  0.00 

Sell R214 On 05/05/2016   Bond Future   306  0.00 

Buy R214 On 05/05/2016   Bond Future   306  0.00 

Sell R214 On 05/05/2016   Bond Future   320  0.00 

Buy R214 On 05/05/2016   Bond Future   320  0.00 

Sell R214 On 05/05/2016   Bond Future   398  0.00 

Buy R214 On 05/05/2016   Bond Future   398  0.00 

Buy R214 On 05/05/2016   Bond Future   2,505  0.00 
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Sell R214 On 05/05/2016   Bond Future   2,505  0.00 

Grand Total for Daily Detailed Turnover:  11,556  0.00 
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